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.,..H.^ ;> se ^n^-^^-v- ^-h^ PrirP of wh;ch can be determined 
-ho HAS is of ^nfonr^atio n aho i .t on e or mnrp sepdrities . 

nnmprlsinq ^^>'p steps of; 

ai Hirpr.tlna ? romnuter r^"^-g5so^^ sel^/et from said 
,.ore se^nr^-iPs a se lPrtPd po rtfolio of /pr.nri ties , the 
^■icV/rP.turn pp^formanc e of whirh ovpr ^ pre/eternined period 
of time ineo^<^ « nrede f inPrt benchmark perf /rmanoe , including: 

ij_ prnvidina ^ rlai-Ahase Af i nf ormatjon on 

securities availab i" for trading/' 

plpctronioallv pr o opsfeina i nformation in said 
pvnviHP.d database to i H pnt i f V /^ecur 1 1 ies , the asset size 
' nf which is above a prpdetei^i ned threshold; and 

iii) Plectronic all y / searching the identified 

oor^nr-ii-iPs to -.plpct a/^s nhsPt of N Securities, the 
r-^..v ^rPt-nrn perform^nZ o f whirh is <;unprior to the 
r-igV /rPtiirn pprformai^e nf all identified securities,- 
bl rpr.Pivina infr<{'m;.tion o n pach of said one or more 
gpr-nrities in an elec t/onic data format;. 

ci fitorina at/least th e rpceived information on each 
cprnritv jn i-he selic ^^H portfolio in a computer memory; 

di »i.:.ntro/icai l y prooess inrr said storpd information to 
dPtermine [the e/ectronic data processing method of Claim 12 
wherein] the pp4ce of the financial product [is determined] on 
the basis of/a user-defined method of weighing the select 
subset of N/securities [ ■ ] ; and 
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performance of the financial instrument over a predetermined period 
of time to a predefined benchmark performance. 



I 25'. (new) The electronic data processing method of Claim 24 
further comprising the step of repeating steps a) to d) and using 
the results in said step of evaluating. 

26. (new) The electronic data processing method of Claim 22 
further comprising the step of separating securities in the 
database provided in step a) into predefined investment style 
categories. 

' 27. (new) The electronic data processing method of Claim 21 
wherein the price of the financial instrument is determined on the 
basis of capitalization weighing of the select subset of N 
securities. 

28. The electronic data processing method of Claim 22 further 
comprising the step of computing derivative values on the basis of 
the determined price of the financial product, said derivative 
values defining a derivative financial product. 



REMARKS 

We are in receipt of the Office Action dated October 2, 1997, 
and the above amendments and following remarks are made in light 
thereof . 



